Price 



Price 




Time 



Fig. 1C 



Time 



Fig. 1D 



324 



300 



302 



304 



306 



Processor 



310 



308 



312— Program Partition 



314 



316 



Data Partitions 



Operating System 



I/O Adaptor 



Operator Interface 



318 



Data Files 



- 320 



Program Files 



322 



Fig. 3 



m 

m 

ill 
m 
ill 

m 
a 



C/5 
CD 



O 

-I—' 

CD 

■o 

CO 
"s_ 

CD 

o 
i_ 

CQ 












tn 






ZD 


■ok 




T3 












CD 


W 




S2 








>> 




</> 












o 


rte^ 




hip 


od 




CO 




o 

CO 


1- 


ns 






s 
















0) 2 




■a -Q 




b .52 




















<D O 












CO 03 


o 


CO 




C3. 



CO 
CD 



O 

-I-' 

CO 

CD 

-I— » 

CD 

■a 

CO 



c 

CD 




o 







I— 

CD 


W 


C/3 


0 




Jit: 




2 


O 




CD 




J2 




CD 


CD 


h- 









-t— » 




c 




CD 




> 




CD 




T3 




CD 








T3 




CD 




^ 




O 




CO 




<*— 




o 




CD 




3 




CD 








CT 








-»-• 




\_ 




O 




'l- 






O 




CO 









(start trading pit 



O 

m 

m 

m 
m 
m 

si- 

o 

H 

a 



No 



Load Market 
Description, 
and Table of 
Users and 
Brokers 



601 



605 



Load Pending 
Orders 
Remaining 
from Previous 
Run 



610 



620 



615 



Process New 
IVIessages 



650 



Matciiing 
Process 



680 



Delete expired 
sub-orders 




690 



Save 
remaining 
pending orders 



695 



Z' Stop Trading 
^ Pit 



696 



Fig. 6 



Fig. 7 



620 




Fig. 8 



650, 750, 765 



805 



Find sell sub- 
orders with 
matching objects 



810 



Select lowest-price 
sell sub-order not 
yet considered 




820 



Determine maxima! 
matching size for the 
buy sub-order and 
currently selected sell 
sub-order 



-Yes 




No 




Sell 
sub-order 



840 



Delete all sub- 
orders of 
corresponding 
disjunctive order 





\ completely / 


\ filled? X 


Yes 






Delete all sub- 




orders of 




corresponding 




disjunctive order 





835 




1 


. 830 




Notify buyer 
and seller 


< — 


Construct fill of 
maximal size. 
Reduce size of buy 
sub-order and sell 
sub-order. 


>^ 


brokers of 
order fill 





890 



Continue 



(^tart broker 



Load Market 
Description, and 
Table of Users and 
Uls supported by 
this broker 



901 



905 



Load Pending 
Orders Remaining 
from Previous Run 



No 



920 



Process New 
Messages 
from Users 



Process new 

messages 
from trading pit 




910 



950 



990 



Save 
remaining 
pending orders 



995 



996 



(stopbroker 



Fig. 9 



921 



Check correctness 
of message and 
authenticate user 



922 



Send error 
message to 
corresponding 
user interface 




Update broker's list 
of pending orders 
according to 
message 



I 935 

Convert message 

to Trading Pit's 
sub-language and 
optimize 



1 


^ 937 


Send optimized 
message to 
Trading Pit 




938 



Send confirmation 

message to 
corresponding user 
interface 



L 



Fig. 10 



951 



Update broker 
list of pending 

orders 
according to 



message 



1 


960 

r 


Convert 




message to 
user-friendly 
language 






961 


Send message 
to appropriate 
user interface 





Fig. 11 



Fig. 12 



1201 



First 
Dimension: 
Car maker 



Honda 



1210 ^ 

Second 
Dimension: 
Color 



Toyota 



1220 

Second 
Dimension: 
Color 



Red 



Green 



Red 



Blue 



White 







1230 



Red Honda Civic 
with 13420 miles, 
and automatic 
transmission 



